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OnpepneneHne MOMEHTHOM
bYHKLUN

« CTaHOapTHbIN MeTO MHCTPYMEHTanbHbIX
NepeMeHHbIX — 3TO YacTHbIN cnydan OMM
(0600LWeHHoro metToga MOMEHTOB)

 Ecnuny Hac nmeetca L MHCTPYMEHTOB, Mbl
MOXeM onpegennutb PyHKLNLO

g.(B)=Z¢ =2.(Y,-Xp)
_AO._.OUmm Ha3biBaetTCd MOMEeHTOM ¥

npeacrasnsieT cobon BeKTop pasmepHocTH L,

onpeneneHHbIn Ana Kaxaoro HabngeHus
i=1,..., N

PatHukoBa T.A.



MomMeHTHOe TOXAOeCcTBOo

Ecnn MHCTPYMEHTBLI 3K30reHHbI, TO
OOMKHbI ObITb BbINOSIHEHbI YCIOBUS

E(g,(8))=0

DTN yCnoBus Ha3blBaloT MOME@HMHbIMU
moxxdecmeamu 1w ycrsioeusimu
opmoz2oHasibHocmu
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IAMMNUpn4yeckoe MOMEHTHOeE
TOXOECTBO

BbIOOPOYHbIN aHanor MOMEHTHOro
TOXOecTBa byaeT MMeTb BUA;!

1 & ] & 1 _
o H....iM . =—»YZ Y. -XB)=—2Z7

OueHka BeKkTopa KoadhPuULUMNeHTOB m
byoeT peweHuem ypasHeHua (1)

g(B)=0
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OueHka OMM

« Ecnun yncno MOMEeHTHbIX ToXaecTB L
(KOTOpOE COOTBETCTBYET YunCny
MHCTPYMEHTOB) coBnagaeT C KONM4ecTBOM
perpeccopos K,

e TO pelueHne ypaBHeHusi (1) coBnagaet C

OLeHKOW MeToa MHCTPYMeEHTarbHbIX
NEPEMEHHbIX S
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OueHka OMM

 Ecnn L>K, nHctpymeHTOB DOOnblue, Yem
perpeccopoB, TO BMeCTO ypaBHeHus (1)

B pamkax OMM pewialoT 3agavy
onTuMmnsaumm KkeagpaTU4HoOn opmsbl

BMaa: J(B) = ZAWA\QVV‘ W g(B)

roe W — Hekasi BecoBas maTpuua
pa3mepa L*L
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OueHka OMM

* U3 yCIioBuA nepBoro nopsdnkKa.

() _,

of
HaxXOOAT OLIEHKY: |
Bowny = X' ZWZX)' X' ZW Z'Y
* B 3aBucmMmMmocTu oT BbibOpa BecoBou

MaTpuubl W Takmx oLueHOK MOXHO
NOCTPOUTb MHOXECTBO
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Bbibop BecoBOU MaTpULbl

« CyulecTByeT, ogHaKo, HEKUU
onTUManbHbIN BapuaHT Bbibopa W.

* [1lycTb KOBapmaunoHHasa MaTpuLa oLLINOKK
perpeccun paBHa ¥ (g)= O
» PaccMoTpvM mMaTtpuLy |

S = .%..EN%‘NV = %@55
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Bbi60op BecoBOM MaTpULibI

+ KoBapvauMoHHY0 MaTpuLy OLEHKU
BEKTOpa KO3 (PULIMEHTOB Bowns

MOXHO 3anucaTb crieaylowmm odbpasom:

7 (Bosr )= m%@&%mﬁi_%ﬁi%mﬁ%m%ﬁ%

-1
Ecnu teneps Boibpate W) =S5 , TO

Mbl CMOXXEM MOJTYyYUTb OLEHKY
adbdpektnsHoro OMM
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OueHka adbdekTtusHoro OMM

Boowy =(X'ZS Z2X)' X' 257 2'Y
C KOBapuauMoHHOW MaTpuLen

Vh@woﬁiv“ ..WMAN‘NM -1 Numv,.._
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OueHnBaHue matpuubl Q

 PaccmoTpum OBa cny4as:

—FOMOCKeaCTUYHOCTb

Q=c’1]

—reTepockeacTU4HOCTb

Q0’1
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OueHnBaHue maTtpuubl Q

 [oMOCKegacTUYHOCTb

| 1 , O.N
S=—FE(Z'e'Z2)=—E(Z'QZ)=
N N N
@u |

E(Z'7)

—E(Z'Z)
‘.
N
R ~1
W, = hwwm mp
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OueHnBaHue matpuubl Q

« ['eTepockegaCcTUYHOCTb
B kauecTtBe (Q MOXXHO MUCMONb30BaTh

\.mm 0 )
Q=|
ro mm\
mtormpa A
5-L(zaz)

N
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OueHuBaHve maTpuubl Q B

crniydae retepockeaCtu4yHoCTumn

Ha npakTuke B cny4ae
TeTepockenacTM4HOCTU OLeHUBaHNE
OCYLLeCTBNAETCA B Tpu LWara:

1. OueHuBaeTCcHa CXogHoe ypaBHEHUE
Y=X[B+& MeToAoM UHCTPYMEHTaNbHbIX
nepemMeHHbIX

2. Ha ocHoBaHuu octaTkoB € =Y - X[,
cTpouTcs - _ 1/, - \\
P W, =S umi@‘bmd
N
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OueHuBaHue maTpuubl Q B

Ccrny4ae rertepockenaCtu4yHoCcTum

3. Bbluucngercs
- / e 1 s -1 / r L
Boown u? z(z0z) zx) x'z(z0z)" 2y
C KoBapvaunOHHOW zchs:m_,\_

1 _
V(Boosns )= 2? zs" zx)'
« JITY npouenypy MoXHo caenatb
nTepaunoHHon Ans MOBbILLEHNA
TOYHOCTU OLEHOK
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[locTOMHCTBA U HeO4OCTaTKW
OMM

e [locTOUHCTBA:

—B OTCYTCTBUW reTepockeqacTuiHoCcTU g,
aCUMMTOTUYECKUN HE XyXKe [,

— NPV HaANN4YUN reTepockeaacTUIHOCTU Pov
adhekTUBHEE, YeM [,

 HegoctaTtku
—HeadEKTUBHOCTb Ha ManbiX BblIOOpKax
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TecTupoBaHMe KayecTBa
MHCTPYMEHTOB
1. lMpoBepka KoppenmnpoBaHHOCTH
9HAOreHHbIX perpeccopoB U MHCTPYMEHTOB
Ecm Y =X, 0, + X, [0, +¢
X1 — 3HAOreHHbl, Z — UHCTPYMEHTHI, TO

HeobXxoaMMO NMOCTPOUTb PEerpeccun Kaxgoro
ctonbua n3 X1 Ha Z n nocMoTpeTb

Ha R2 nnun Ha F-cTaTUCTUKY,
KoTopasa AosmkHa obiTb >10,
nHaye Z — criadbbieMHeTPYyMEHTDI 17



TecTupoBaHue Ka4yecTBa
MHCTPYMEHTOB

« 2. [lpoBepka 9K30reHHOCTU UHCTPYMEHTOB
TecTt XaHceHa:

I Boorus )= N(&(B)) 5 2(B)~ 22 «
Ero moandukauma npu
retepockenacTU4yHOCTU

f) ~ 1 Ly
.\A\%w%mxvu & NANDNV Z'e~y, «
Ero mogmdpukauna npu
romockegactTuyHocTu (tect CapraHa)

n 1 ~ 1z \-1 71 ~
T Boorr )= — BAT) 2'5 ~ 1] ¢ i

2
E



TecTupoBaHMe 3HAONeHHOCTMU
perpeccoposB

BMmecTo Tecta XaycMaHa MOXXHO NpOBOAUTb
npouenypy dapbuHa-By:
nyctb Bmogerm Y =X B, + [, X, +¢&
X2 - €AQUHCTBEHHbIN 3HAOMEHHbIN

perpeccop, Toraa npoueaypa
OCYLLIECTBMSETCA B cneaylowume Tpu Lwara:
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TecTupoBaHue 3HOONreHHOCTMU
perpeccopoB

1. CTpouTtcs BcriomoraTesnbHas perpeccus

X, =X +yZL+v — v

Tenepb HEOOXOOMMO BbISICHUTL, DyaeT nu
X2 OpTOroHareH €, HO 3TO TO e caMoe,
YTO BbIICHEHWE OPTOroHaNbHOCTU V U €

2. [lnsa aToro ctpoutcs perpeccus
Y=Xp+5,X,+0v+¢

3. [llpoBepseTca 3HaYUMOCTb V
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